Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: August 31, 2015 View Date: September 22, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
0027A1W96 ABBEY NATIONAL NA LL 0.14 09 Sep 2015
30,000,000.000 Local 99.996889 29,999,066.67 99.996889 29,999,066.67 0.00 2.92
Base 99.996889 29,999,066.67 99.996889 29,999,066.67 0.00 2,92
00282DXF2 ABBOT LABORATORIES 0.14 15 Oct 2015
15,750,000.000 Local 99.982889 15,747,305.00 99.982889 15,747,305.00 0.00 1.53
Base 99.982889 15,747,305.00 99.982889 15,747,305.00 0.00 1.53
02665KWR4 AMERICAN HONDA FINAN 0.12 25 Sep 2015
15,000,000.000 Local 99.992000 14,998,800.00 99.992000 14,998,800.00 0.00 1.46
Base 99.992000 14,998,800.00 99.992000 14,998,800.00 0.00 1.46
04821UWU2 ATLANTIC ASSET SECUR 0.17 28 Sep 2015
20,000,000.000 Local 99.987250 19,997,450.00 99.987250 19,997,450.00 0.00 1.95
Base 99.987250 19,997,450.00 99.987250 19,997,450.00 0.00 1.95
06538CWJ6 BANK TOKYO MIT UFJ NY 0.2 18 Sep 2015
30,000,000.000 Local 99.990556 29,997,166.67 99.990556 29,997,166.67 0.00 2.92
Base 99.990556 29,997,166.67 99.990556 29,997,166.67 0.00 2.92
06945MW93 BARTON CAPITAL CORP. 0.21 09 Sep 2015
25,000,000.000 Local 99.995333 24,998,833.33 99.995333 24,998,833.33 0.00 243
Base 99.995333 24,998,833.33 99.995333 24,998,833.33 0.00 243
06945MX27 BARTON CAPITAL CORP. 0.22 02 Oct 2015
10,000,000.000  Local 99.981056 9,998,105.55 99.981056 9,998,105.55 0.00 0.97
Base 99.981056 9,998,105.55 99.981056 9,998,105.55 0.00 0.97
07010KWM6 BASIN ELEC PWR COOP 0.18 21 Sep 2015
10,000,000.000  Local 99.990000 9,999,000.00 99.990000 9,999,000.00 0.00 0.97
Base 99.990000 9,999,000.00 99.990000 9,999,000.00 0.00 0.97
07010KWP9 BASIN ELEC PWR COOP 0.17 23 Sep 2015
4,940,000.000 Local 99.989611 4,939,486.79 99.989611 4,939,486.79 0.00 0.48
Base 99.989611 4,939,486.79 99.989611 4,939,486.79 0.00 0.48
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07010KWU8 BASIN ELEC PWR COOP 0.17 28 Sep 2015
10,000,000.000 Local 99.987250 9,998,725.00 99.987250 9,998,725.00 0.00 0.97
Base 99.987250 9,998,725.00 99.987250 9,998,725.00 0.00 0.97
19121AAM3 COCA-COLA COMPANY 0.39 21 Jan 2016
25,000,000.000 Local 99.846167 24,961,541.66 99.889175 24,972,293.75 10,752.09 243
Base 99.846167 24,961,541.66 99.889175 24,972,293.75 10,752.09 243
38102KXD9 GOLDEN FUNDING CORP 0.23 13 Oct 2015
10,847,000.000 Local 99.973167 10,844,089.39 99.973167 10,844,089.39 0.00 1.06
Base 99.973167 10,844,089.39 99.973167 10,844,089.39 0.00 1.06
38346MX58 GOTHAM FDG CORP 0.2 05 Oct 2015
30,000,000.000 Local 99.981111 29,994,333.33 99.981111 29,994,333.33 0.00 2.92
Base 99.981111 29,994,333.33 99.981111 29,994,333.33 0.00 2.92
43851UZA4 HONEYWELL INTERNATN' 0.26 10 Dec 2015
20,000,000.000 Local 99.927778 19,985,555.56 99.929581 19,985,916.20 360.64 1.94
Base 99.927778 19,985,555.56 99.929581 19,985,916.20 360.64 1.94
45779QWR3 INSTITUTIONAL SECURED 0.32 25 Sep 2015
30,000,000.000 Local 99.978667 29,993,600.00 99.978667 29,993,600.00 0.00 2.92
Base 99.978667 29,993,600.00 99.978667 29,993,600.00 0.00 2,92
45856XW45 INTERCONTINENTAL EXCHANGE 0.18 04 Sep 2015
25,000,000.000 Local 99.998500 24,999,625.00 99.998500 24,999,625.00 0.00 2.43
Base 99.998500 24,999,625.00 99.998500 24,999,625.00 0.00 2.43
60689DHP1 MIZUHO BANK LTD 0.29 19 Oct 2015
30,000,000.000 Local 99.999332 29,999,799.47 99.999332 29,999,799.47 0.00 2.92
Base 99.999332 29,999,799.47 99.999332 29,999,799.47 0.00 2.92
62455BXS9 MOUNTCLIFF 0.3 26 Oct 2015
30,000,000.000 Local 99.954167 29,986,250.00 99.954167 29,986,250.00 0.00 2.92
Base 99.954167 29,986,250.00 99.954167 29,986,250.00 0.00 2.92
63743DWG2 NATL RURAL UTIL COOP 0.14 16 Sep 2015
10,000,000.000 Local 99.994167 9,999,416.66 99.994167 9,999,416.66 0.00 0.97
Base 99.994167 9,999,416.66 99.994167 9,999,416.66 0.00 0.97
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66844DW32 NORTHWESTERN UNIVERS 0.17 03 Sep 2015
20,000,000.000 Local 99.999056 19,999,811.11 99.999056 19,999,811.11 0.00 1.95
Base 99.999056 19,999,811.11 99.999056 19,999,811.11 0.00 1.95
71838MW22 PHILIP MORRIS INTL 0.1 02 Sep 2015
25,000,000.000 Local 99.999722 24,999,930.56 99.999722 24,999,930.56 0.00 243
Base 99.999722 24,999,930.56 99.999722 24,999,930.56 0.00 243
72018UW16 PIEDMONT NATURAL GAS CO. 0.18 01 Sep 2015
10,000,000.000  Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.97
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.97
72018UW81 PIEDMONT NATURAL GAS CO. 0.16 08 Sep 2015
5,000,000.000 Local 99.996889 4,999,844.45 99.996889 4,999,844 .45 0.00 0.49
Base 99.996889 4,999,844.45 99.996889 4,999,844 .45 0.00 0.49
72018UWB4 PIEDMONT NATURAL GAS CO. 0.17 11 Sep 2015
4,250,000.000 Local 99.995278 4,249,799.31 99.995278 4,249,799.31 0.00 0.41
Base 99.995278 4,249,799.31 99.995278 4,249,799.31 0.00 0.41
86562LXS6 SUMITOMO MTSU BKG CORP 0.28 26 Oct 2015
30,000,000.000 Local 99.957222 29,987,166.67 99.957222 29,987,166.67 0.00 2.92
Base 99.957222 29,987,166.67 99.957222 29,987,166.67 0.00 2,92
87019RAT3 SWEDBANK 0.43 27 Jan 2016
15,000,000.000 Local 99.823222 14,973,483.33 99.835272 14,975,290.80 1,807.47 1.46
Base 99.823222 14,973,483.33 99.835272 14,975,290.80 1,807.47 1.46
89233HXM1 TOYOTA MOTOR CREDIT 0.17 21 Oct 2015
30,000,000.000 Local 99.976389 29,992,916.67 99.976389 29,992,916.67 0.00 2.92
Base 99.976389 29,992,916.67 99.976389 29,992,916.67 0.00 2.92
89233HYA6 TOYOTA MOTOR CREDIT 0.24 10 Nov 2015
10,000,000.000  Local 99.953333 9,995,333.33 99.953333 9,995,333.33 0.00 0.97
Base 99.953333 9,995,333.33 99.953333 9,995,333.33 0.00 0.97
91842MX56 VW CR INC 0.17 05 Oct 2015
25,000,000.000 Local 99.983944 24,995,986.11 99.983944 24,995,986.11 0.00 243
Base 99.983944 24,995,986.11 99.983944 24,995,986.11 0.00 243
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923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.44 10 Sep 2015
3,001,949.560 Local 100.000000 3,001,949.56 100.000000 3,001,949.56 0.00 0.29
Base 100.000000 3,001,949.56 100.000000 3,001,949.56 0.00 0.29
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.44 17 Sep 2015
8,004,524.670 Local 100.000000 8,004,524.67 100.000000 8,004,524.67 0.00 0.78
Base 100.000000 8,004,524.67 100.000000 8,004,524.67 0.00 0.78
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 15 Oct 2015
2,350,372.890 Local 100.000000 2,350,372.89 100.000000 2,350,372.89 0.00 0.23
Base 100.000000 2,350,372.89 100.000000 2,350,372.89 0.00 0.23
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 17 Dec 2015
7,497,854.630 Local 100.000000 7,497,854.63 100.000000 7,497,854.63 0.00 0.73
Base 100.000000 7,497,854.63 100.000000 7,497,854.63 0.00 0.73
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 07 Jan 2016
4,065,023.190 Local 100.000000 4,065,023.19 100.000000 4,065,023.19 0.00 0.40
Base 100.000000 4,065,023.19 100.000000 4,065,023.19 0.00 0.40
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.44 11 Feb 2016
5,566,717.240  Local 100.000000 5,566,717.24 100.000000 5,566,717.24 0.00 0.54
Base 100.000000 5,566,717.24 100.000000 5,566,717.24 0.00 0.54
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.44 10 Mar 2016
2,997,560.970 Local 100.000000 2,997,560.97 100.000000 2,997,560.97 0.00 0.29
Base 100.000000 2,997,560.97 100.000000 2,997,560.97 0.00 0.29
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 09 Jun 2016
5,641,012.180 Local 100.000000 5,641,012.18 100.000000 5,641,012.18 0.00 0.55
Base 100.000000 5,641,012.18 100.000000 5,641,012.18 0.00 0.55
92646LWM8 VICTORY RECEIVABLES 0.2 21 Sep 2015
10,000,000.000  Local 99.988889 9,998,888.89 99.988889 9,998,888.89 0.00 0.97
Base 99.988889 9,998,888.89 99.988889 9,998,888.89 0.00 0.97
94988EGD4 WELLS FARGO BANK NA BBA LIBOR USD 1 MONTH 0.34275 03 May 2016
20,000,000.000 Local 100.000000 20,000,000.00 100.077000 20,015,400.00 15,400.00 1.95
Base 100.000000 20,000,000.00 100.077000 20,015,400.00 15,400.00 1.95
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96327SWG3 WHEELS INC 0.17 16 Sep 2015
10,000,000.000 Local 99.992917 9,999,291.67 99.992917 9,999,291.67 0.00 0.97
Base 99.992917 9,999,291.67 99.992917 9,999,291.67 0.00 0.97
96327SXE7 WHEELS INC 0.21 14 Oct 2015
25,000,000.000 Local 99.974917 24,993,729.16 99.974917 24,993,729.16 0.00 243
Base 99.974917 24,993,729.16 99.974917 24,993,729.16 0.00 243
979QHT009 WELLS FARGO REPO 0.1 03 Sep 2015
150,000,000.000 Local 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 14.59
Base 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 14.59
979QRC005 BANK OF AMERICA REPO 0.1 01 Sep 2015
5,173,053.260 Local 100.000000 5,173,053.26 100.000000 5,173,053.26 0.00 0.50
Base 100.000000 5,173,053.26 100.000000 5,173,053.26 0.00 0.50
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.24 01 Sep 2015
20,360,343.690 Local 100.000000 20,360,343.69 100.000000 20,360,343.69 0.00 1.98
Base 100.000000 20,360,343.69 100.000000 20,360,343.69 0.00 1.98
US DOLLAR Total
835,445,412.280 Local 835,282,743.62 835,311,063.82 28,320.20 81.27
Base 835,282,743.62 835,311,063.82 28,320.20 81.27
CASH EQUIVALENT Total
835,445,412.280 Base 835,282,743.62 835,311,063.82 28,320.20 81.27
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
023135AK2 AMAZON.COM INC SR UNSECURED 11/15 0.65 0.65 27 Nov 2015
1,898,000.000 Local 100.026250 1,898,498.23 100.026250 1,898,498.23 0.00 0.18
Base 100.026250 1,898,498.23 100.026250 1,898,498.23 0.00 0.18
02665WAN1 AMERICAN HONDA FINANCE SR UNSECURED 10/15 VAR 0.2843 07 Oct 2015
10,000,000.000  Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.97
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.97
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06406HCD9 BANK OF NEW YORK MELLON SR UNSECURED 10/15 0.7 0.7 23 Oct 2015
5,000,000.000 Local 100.023446 5,001,172.32 100.023446 5,001,172.32 0.00 0.49
Base 100.023446 5,001,172.32 100.023446 5,001,172.32 0.00 0.49
066365BX4 DEUTSCHE BANK TRUST CORP SUBORDINATED 11/157.5 7.5 15 Nov 2015
3,625,000.000 Local 101.338497 3,673,520.51 101.338497 3,673,520.51 0.00 0.36
Base 101.338497 3,673,520.51 101.338497 3,673,520.51 0.00 0.36
12592YAA2 CNH EQUIPMENT TRUST CNH 2015 B A1 0.38 03 Jun 2016
15,800,485.320  Local 100.000000 15,800,485.32 100.000100 15,800,501.12 15.80 1.54
Original Face: 20,000,000.000 Base 100.000000 15,800,485.32 100.000100 15,800,501.12 15.80 1.54
14313VAA2 CARMAX AUTO OWNER TRUST CARMX 2015 3 A1 0.4 15 Aug 2016
10,000,000.000 Local 100.000000 10,000,000.00 100.000700 10,000,070.00 70.00 0.97
Original Face: 10,000,000.000 Base 100.000000 10,000,000.00 100.000700 10,000,070.00 70.00 0.97
14313WAA0 CARMAX AUTO OWNER TRUST CARMX 2015 1 A1 0.24 15 Mar 2016
1,092,996.640 Local 100.000000 1,092,996.64 99.988400 1,092,869.85 -126.79 0.11
Original Face: 12,000,000.000 Base 100.000000 1,092,996.64 99.988400 1,092,869.85 -126.79 0.11
17275RAM4 CISCO SYSTEMS INC SR UNSECURED 09/15 VAR 0.3325 03 Sep 2015
7,000,000.000 Local 100.000290 7,000,020.32 100.000290 7,000,020.32 0.00 0.68
Base 100.000290 7,000,020.32 100.000290 7,000,020.32 0.00 0.68
29372EBG2 ENTERPRISE FLEET FINANCING LLC EFF 2015 1 A1 144A 0.36 20 Mar 2016
5,840,123.760 Local 100.000000 5,840,123.76 100.000000 5,840,123.76 0.00 0.57
Original Face: 15,000,000.000 Base 100.000000 5,840,123.76 100.000000 5,840,123.76 0.00 0.57
29372EBK3 ENTERPRISE FLEET FINANCING LLC EFF 2015 2 A1 144A 0.45 20 Jul 2016
14,666,813.880 Local 100.000000 14,666,813.88 99.657800 14,616,624.04 -50,189.84 1.42
Original Face: 18,000,000.000 Base 100.000000 14,666,813.88 99.657800 14,616,624.04 -50,189.84 1.42
3130A15Z7 FEDERAL HOME LOAN BANKS BONDS 09/15 VAR 0.178 17 Sep 2015
10,000,000.000  Local 99.999540 9,999,954.04 99.999540 9,999,954.04 0.00 0.97
Base 99.999540 9,999,954.04 99.999540 9,999,954.04 0.00 0.97
3130A1ES3 FEDERAL HOME LOAN BANK BONDS 09/15 VAR 0.176 21 Sep 2015
10,000,000.000 Local 100.000797 10,000,079.69 100.000797 10,000,079.69 0.00 0.97
Base 100.000797 10,000,079.69 100.000797 10,000,079.69 0.00 0.97
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31315KNUO FARMER MAC DISCOUNT NOTE DISCOUNT NOT 11/15 0.00000 0.01 03 Nov 2015
25,000,000.000 Local 99.968500 24,992,125.00 99.968500 24,992,125.00 0.00 243
Base 99.968500 24,992,125.00 99.968500 24,992,125.00 0.00 243
3133EDAT77 FEDERAL FARM CREDIT BANK BONDS 06/16 VAR 0.27 20 Jun 2016
15,550,000.000 Local 100.077087 15,561,987.01 100.069900 15,560,869.45 -1,117.56 1.51
Base 100.077087 15,561,987.01 100.069900 15,560,869.45 -1,117.56 1.51
34530TAA2 FORD CREDIT AUTO LEASE TRUST FORDL 2015 A A1 144A 0.32 16 May 2016
7,444,411.610 Local 100.000000 7,444,411.61 100.000000 7,444,411.61 0.00 0.72
Original Face: 16,250,000.000 Base 100.000000 7,444,411.61 100.000000 7,444,411.61 0.00 0.72
38013GAA7 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2015 2 A1 0.38 20 Jun 2016
11,795,481.680 Local 100.000000 11,795,481.68 100.000100 11,795,493.48 11.80 1.15
Original Face: 20,000,000.000 Base 100.000000 11,795,481.68 100.000100 11,795,493.48 11.80 1.15
41284CAA2 HARLEY DAVIDSON MOTORCYCLE TRU HDMOT 2015 2 A1 0.35 16 May 2016
2,408,775.590 Local 100.000000 2,408,775.59 100.000000 2,408,775.59 0.00 0.23
Original Face: 7,750,000.000 Base 100.000000 2,408,775.59 100.000000 2,408,775.59 0.00 0.23
43814KAA9 HONDA AUTO RECEIVABLES OWNER T HAROT 2015 1 A1 0.24 16 Feb 2016
1,517,579.300 Local 100.000000 1,517,579.30 100.000000 1,517,579.30 0.00 0.15
Original Face: 9,000,000.000 Base 100.000000 1,517,579.30 100.000000 1,517,579.30 0.00 0.15
44890YAA4 HYUNDAI AUTO RECEIVABLES TRUST HART 2015 B A1 0.33 15 Apr 2016
2,967,980.210 Local 100.000000 2,967,980.21 100.000000 2,967,980.21 0.00 0.29
Original Face: 9,500,000.000 Base 100.000000 2,967,980.21 100.000000 2,967,980.21 0.00 0.29
58772PAA6 MERCEDES BENZ AUTO RECEIVABLES MBART 2015 1 A1 0.01 15 Aug 2016
12,390,865.420  Local 100.000000 12,390,865.42 99.942700 12,383,765.45 -7,099.97 1.20
Original Face: 17,000,000.000 Base 100.000000 12,390,865.42 99.942700 12,383,765.45 -7,099.97 1.20
59018YRZ6 BANK OF AMERICA CORP SR UNSECURED 09/15 5.3 5.3 30 Sep 2015
1,000,000.000 Local 100.375229 1,003,752.29 100.375229 1,003,752.29 0.00 0.10
Base 100.375229 1,003,752.29 100.375229 1,003,752.29 0.00 0.10
73329BAA4 PORSCHE INNOVATIVE LEASE OWNER PILOT 2015 1 A1 144A 0.32 23 May 2016
7,810,378.920  Local 100.000000 7,810,378.92 100.000000 7,810,378.92 0.00 0.76
Original Face: 17,000,000.000 Base 100.000000 7,810,378.92 100.000000 7,810,378.92 0.00 0.76
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Holdings

Asof:  August 31, 2015

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF

View Date: September 22, 2015

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
90290XAA5 USAA AUTO OWNER TRUST USAOT 2015 1 A1 0.38 15 Aug 2016
9,672,497.030 Local 100.000000 9,672,497.03 99.974500 9,670,030.54 -2,466.49 0.94
Original Face: 11,500,000.000 Base 100.000000 9,672,497.03 99.974500 9,670,030.54 -2,466.49 0.94
US DOLLAR Total
192,481,389.360 Local 192,539,498.77 192,478,595.72 -60,903.05 18.73
Original Face: 183,000,000.000 Base 192,539,498.77 192,478,595.72 -60,903.05 18.73
FIXED INCOME Total
192,481,389.360 Base 192,539,498.77 192,478,595.72 -60,903.05 18.73

Original Face: 183,000,000.000
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Holdings

As of: August 31, 2015

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF

View Date: September 22, 2015

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gnl/Ls % Fund
FUND Total
1,027,789,659.54 100.00

1,027,926,801.640 Base
Original Face: 183,000,000.000

1,027,822,242.39
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Holdings
Currency Summary

Asof:  August 31, 2015

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:

September 22, 2015

View Date:

ATZF

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH EQUIVALENT
835,445,412.280 Local 835,282,743.62 835,311,063.82 81.27 28,320.20 28,320.20
Base 835,282,743.62 835,311,063.82 81.27 28,320.20 0.00 28,320.20
FIXED INCOME
192,481,389.360 Local 192,539,498.77 192,478,595.72 18.73 -60,903.05 -60,903.05
Original Face: 183,000,000.000 Base 192,539,498.77 192,478,595.72 18.73 -60,903.05 0.00 -60,903.05
US DOLLAR Total
1,027,926,801.640 Local 1,027,822,242.39 1,027,789,659.54 100.00 -32,582.85 -32,582.85
Original Face: 183,000,000.000 Base 1,027,822,242.39 1,027,789,659.54 100.00 -32,582.85 0.00 -32,582.85
FUND Total
1,027,926,801.640 Base 1,027,822,242.39 1,027,789,659.54 100.00 -32,582.85 0.00 -32,582.85

Original Face:

183,000,000.000
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET.
Asof:  August 31, 2015 View Date: September 22, 2015
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
835,445,412.280 835,282,743.62 835,311,063.82 81.27 28,320.20 0.00 28,320.20
CASH EQUIVALENT Total
835,445,412.280 835,282,743.62 835,311,063.82 81.27 28,320.20 0.00 28,320.20
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Holdings

STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
Asof:  August 31, 2015 View Date: September 22, 2015

ST OF AZ POOL 5 LGIP

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
192,481,389.360 192,539,498.77 192,478,595.72 18.73 -60,903.05 0.00 -60,903.05
FIXED INCOME Total
192,481,389.360 192,539,498.77 192,478,595.72 18.73 -60,903.05 0.00 -60,903.05
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,027,926,801.640 1,027,822,242.39 1,027,789,659.54 100.00 -32,582.85 0.00 -32,582.85
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Holdings ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
Fund Summary FUND: ATZF STATE STREET
Asof:  August 31, 2015 View Date: September 22, 2015

Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

CASH EQUIVALENT

835,445,412.280 835,282,743.62 835,311,063.82 81.27 28,320.20 0.00 28,320.20
28,320.20 GN 0.00 GN 28,320.20 GN
0.00 LS 0.00 LS 0.00 LS
FIXED INCOME
192,481,389.360 192,539,498.77 192,478,595.72 18.73 -60,903.05 0.00 -60,903.05
97.60 GN 0.00 GN 97.60 GN
-61,000.65 LS 0.00 LS -61,000.65 LS
Original Face: 183,000,000.000
FUND Total
0.000 1,027,926,801.640 1,027,822,242.39 1,027,789,659.54 100.00 -32,582.85 0.00 -32,582.85
28,417.80 GN 0.00 GN 28,417.80 GN
-61,000.65 LS 0.00 LS -61,000.65 LS
Original Face: 183,000,000.000
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